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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
5,020,338.09 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 

09/AUG/2011         
0.300% 08/09/2011 

100.00 5,020,338.09 5,020,338.09
125.51

5,020,463.60

0.00 0.27%

164,491,501.79 85299X546 TRI-PARTY REPO SOUTH STREET 
0.18% 01/AUG/2011      
0.180% 08/01/2011 

100.00 164,491,501.79 164,491,501.79
2,467.37

164,493,969.16

0.00 8.75%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

169,511,839.88 169,511,839.88
169,511,839.88

2,592.88
169,514,432.76

0.00 9.01%

 

Category Long Description: CASH EQUIVALENTS - STIF
10,000,000.00 315999227 FIDELITY STIF .15%                                 

MONTHLY VARIABLE 08/01/2011 
100.00 10,000,000.00 10,000,000.00

287.67
10,000,287.67

0.00 0.53%

0.00 928989383 JP MORGAN U S GOVT MMF AGENCY 
SHARES               
MONTHLY VARIABLE 12/31/2049 

100.00 0.00 0.00
73.08
73.08

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

10,000,000.00 10,000,000.00
10,000,000.00

360.75
10,000,360.75

0.00 0.53%

 

Category Long Description: FIXED INCOME - ASSET BACK
8,000,000.00 02005ABB3 ALLY MSTR OWNR TR 2011-1 A-1 

15/JAN/2016 FLT       
MONTHLY FLOATING 01/15/2016 

100.74 8,000,000.00 8,058,906.40
3,991.22

8,062,897.62

58,906.40 0.43%

6,976,817.14 02005TAB3 ALLY AUTO RCVBLS 0.81% A/BKD 
15/OCT/2013 USD       
MONTHLY 0.810% 10/15/2013 

100.08 6,976,513.41 6,982,624.64
2,582.55

6,985,207.19

6,111.23 0.37%

487,401.66 03064MAA6 AMERICREDIT AUTO RECEIVABLES 
TRUST 2011-1 A-1      
0.322% 08/FEB/2012                                
 

100.00 487,401.66 487,397.47
104.51

487,501.98

(4.19) 0.03%

6,093,313.76 12622XAA8 CNH EQUIPMENT TRUST 2011-A A-1 
0.336% 15/MAY/2012  
MONTHLY 0.335% 05/15/2012 

100.02 6,093,313.76 6,094,308.19
966.03

6,095,274.22

994.43 0.32%

6,000,000.00 29372EAB4 ENTERPRISE FLEET FINANCING LLC 
2011-2 A-2 1.430%   
MONTHLY 1.430% 10/20/2016 

100.02 5,999,742.82 6,001,234.20
2,767.74

6,004,001.94

1,491.38 0.32%

7,000,000.00 34528CAH8 FORD CREDIT AUTO OWNER TRUST 100.20 7,103,660.36 7,013,736.10 (89,924.26) 0.37%
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Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - ASSET BACK
2006-C C 5.470%       
MONTHLY 5.470% 09/15/2012
 

17,498.12
7,031,234.22

4,000,000.00 34529RAB7 FORD CREDIT AUTO OWNER TRUST 
2011-B A-2 0.680%     
MONTHLY 0.680% 01/15/2014 

100.26 3,999,765.92 4,010,440.00
430.67

4,010,870.67

10,674.08 0.21%

7,000,000.00 36159JCK5 GE CAP CCMT 2011-2 A 15/MAY/2019 
FLT               
MONTHLY FLOATING 05/15/2019 

99.89 7,000,000.00 6,992,335.70
2,203.15

6,994,538.85

(7,664.30) 0.37%

6,250,000.00 36161XAB2 GE EQUIPMENT TRANSPORTATION 
LLC 2011-1 A-2 0.770%  
MONTHLY 0.770% 10/21/2013 

99.97 6,249,821.71 6,248,170.63
1,552.42

6,249,723.05

(1,651.08) 0.33%

6,000,000.00 36830HAB8 GE EQUIPMENT SMALL TICKET LLC 
2011-1 A-2 0.880%    
MONTHLY 0.880% 08/21/2013 

100.08 5,999,557.21 6,004,809.60
1,561.29

6,006,370.89

5,252.39 0.32%

8,666,502.61 43812BAG8 HONDA AUTO REC OWN 1.25% A/BKD 
21/OCT/2013 USD     
MONTHLY 1.250% 10/21/2013 

100.41 8,666,502.61 8,701,961.61
3,203.34

8,705,164.95

35,459.00 0.46%

6,219,608.54 43812TAD6 HONDA AUTO RECEIVABLES OWNER 
TRUST 2008-1 A-4      
MONTHLY 4.880% 09/18/2014 

100.55 6,336,105.08 6,253,887.91
11,422.68

6,265,310.59

(82,217.17) 0.33%

5,000,000.00 587728AB2 MERCEDES-BENZ AUTO 
RECEIVABLES TRUST 2011-1 A-2    
MONTHLY FLOATING 11/15/2013 

100.00 5,000,000.00 4,999,855.50
494.17

5,000,349.67

(144.50) 0.27%

5,000,000.00 65475HAB7 NISSAN AUTO LEASE TRUST 2011-A A-
2A 0.700%         
MONTHLY 0.700% 01/15/2014 

100.01 4,999,942.42 5,000,421.50
648.15

5,001,069.65

479.08 0.27%

5,000,000.00 73328UAC9 PORSCHE FINANCIAL AUTO 
SECURITIZATION TRUST 2011-1 
MONTHLY 0.840% 01/16/2015 

100.08 4,999,299.30 5,003,747.50
1,806.45

5,005,553.95

4,448.20 0.27%

6,904,833.99 78446JAA4 SLM STUDENT LOAN TRUST 2011-2 A-
1 VARIABLE         
MONTHLY FLOATING 11/25/2027 

99.87 6,891,604.56 6,896,038.61
1,056.97

6,897,095.58

4,434.05 0.37%

4,500,000.00 89235XAB3 TOYOTA AUTO RECEIVABLES OWNER 
TRUST 2011-A A-2     
MONTHLY 0.610% 05/15/2013 

100.01 4,499,880.57 4,500,540.90
1,254.44

4,501,795.34

660.33 0.24%

1,147,350.44 928664AC5 VOLKSWAGEN AUTO LEASE TRUST 
2009-A A-3 3.410%      
MONTHLY 3.410% 04/16/2012 

100.20 1,154,626.35 1,149,634.47
1,787.95

1,151,422.42

(4,991.88) 0.06%
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Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - ASSET BACK

TOTAL: FIXED 
INCOME - ASSET 
BACK

100,245,828.14 100,457,737.74
100,400,050.93

55,331.85
100,455,382.78

(57,686.81) 5.34%

 

Category Long Description: FIXED INCOME - CMO/REMIC
18,919,720.60 3137A0UL7 FREDDIE MAC 3716 PC 2.500% 

15/APR/2038             
MONTHLY 2.500% 04/15/2038 

102.12 18,374,948.24 19,321,734.39
39,416.08

19,361,150.47

946,786.15 1.03%

4,646,045.65 3137A1UN1 FREDDIE MAC 3725 PC 2.250% 
15/JAN/2040             
MONTHLY 2.250% 01/15/2040 

101.20 4,529,273.71 4,701,766.14
8,711.34

4,710,477.48

172,492.43 0.25%

9,108,973.13 3137A2PF2 FREDDIE MAC 3766 HE 3.000% 
15/NOV/2020             
MONTHLY 3.000% 11/15/2020 

101.75 9,268,924.37 9,268,410.22
22,772.43

9,291,182.65

(514.15) 0.49%

14,463,204.30 3137A4R90 FREDDIE MAC 3780 GX 3.500% 
15/SEP/2028             
MONTHLY 3.500% 09/15/2028 

103.84 14,592,032.83 15,018,845.90
42,184.35

15,061,030.25

426,813.07 0.80%

9,819,417.92 3137A7QE3 FREDDIE MAC 3817 DA 4.000% 
15/OCT/2028             
MONTHLY 4.000% 10/15/2028 

104.67 10,097,045.01 10,278,161.49
32,731.39

10,310,892.88

181,116.48 0.55%

16,479,364.82 3137A9SV9 FREDDIE MAC 3845 JN 3.750% 
15/MAY/2037             
MONTHLY 3.750% 05/15/2037 

105.71 16,821,100.25 17,420,708.98
51,498.02

17,472,207.00

599,608.73 0.93%

10,626,386.40 3137ABCL3 FREDDIE MAC 3864 KW 4.000% 
15/SEP/2037             
MONTHLY 4.000% 09/15/2037 

105.91 10,911,403.01 11,254,234.75
35,421.29

11,289,656.04

342,831.74 0.60%

452,342.70 31392XB98 FHLMC REMIC 2513 CL PD 6%                          
MONTHLY 6.000% 02/15/2032 

101.44 455,915.04 458,865.71
2,261.71

461,127.42

2,950.67 0.02%

858,872.73 31393BFL4 FANNIE MAE 2003-33 AD 3.500% 
25/MAR/2033           
MONTHLY 3.500% 03/25/2033 

104.87 854,584.94 900,741.83
2,505.05

903,246.88

46,156.89 0.05%

10,136,796.85 31393DDG3 FANNIE MAE 2003-58 M-RCR 3.500% 
25/JUL/2033        
MONTHLY 3.500% 07/25/2033 

103.18 10,334,008.59 10,459,557.53
29,565.66

10,489,123.19

125,548.94 0.56%

13,909,954.61 31394GBQ5 FREDDIE MAC 2647 A-MACR 3.250% 
15/APR/2032         
MONTHLY 3.250% 04/15/2032 

102.60 14,187,749.68 14,272,014.04
37,672.79

14,309,686.83

84,264.36 0.76%

9,977,577.30 31397UA90 FANNIE MAE 2011-58 H 4.000% 105.36 10,335,517.48 10,512,109.04 176,591.56 0.56%

 
D-046-798-686 08-Aug-2011 17:20:51



Detailed Net Asset Valuation State Agency Div Pool 3

Page 4 of 14

As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CMO/REMIC
25/JAN/2038            
MONTHLY 4.000% 01/25/2038 

33,258.59
10,545,367.63

9,557,903.12 31398SP80 FANNIE MAE 2010-135 EA 3.000% 
25/JAN/2040          
MONTHLY 3.000% 01/25/2040 

103.08 9,451,329.19 9,852,177.58
23,894.76

9,876,072.34

400,848.39 0.53%

1.03 36228FPS9 GS MORTGAGE SECURITIES CORP. 
2003-3F               
MONTHLY 8.500% 04/25/2033 

100.00 0.00 1.03
0.01
1.04

1.03 0.00%

355,089.75 38373VD64 GINNIE MAE 2002-70 CD-MX 4.250% 
20/AUG/2032        
MONTHLY 4.250% 08/20/2032 

105.45 355,699.26 374,429.07
1,257.61

375,686.68

18,729.81 0.02%

2,785,380.30 38376NLN3 GINNIE MAE CALLABLE TRUST 2010-
C14 A1 4.000%       
MONTHLY 4.000% 08/16/2025 

100.00 2,811,075.09 2,785,372.50
9,284.60

2,794,657.10

(25,702.59) 0.15%

TOTAL: FIXED 
INCOME - 
CMO/REMIC

132,097,031.21 133,380,606.69
136,879,130.20

372,435.68
137,251,565.88

3,498,523.51 7.30%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
10,000,000.00 02666QH55 AMERICAN HONDA FINANCE CORP 

FRN 07/NOV/2012        
QUARTERLY FLOATING 11/07/2012 

99.81 10,000,000.00 9,981,280.00
14,565.18

9,995,845.18

(18,720.00) 0.53%

10,000,000.00 039483BA9 ARCHER DANIELS MIDLAND CO 
0.4733% BDS 13/AUG/2012  
QUARTERLY FLOATING 08/13/2012 

100.18 10,000,000.00 10,017,580.00
9,383.36

10,026,963.36

17,580.00 0.53%

13,000,000.00 06406HBB4 BANK OF NEW YORK CO INC 5% BDS 
23/MAR/2012 USD1000 
SEMI-ANN. 5.000% 03/23/2012 

102.94 12,996,706.47 13,382,265.00
231,385.87

13,613,650.87

385,558.53 0.72%

12,000,000.00 06406HBC2 BANK OF NY COMPNY INC. VAR 
23/MAR/2012             
QUARTERLY FLOATING 03/23/2012 

100.07 12,000,000.00 12,008,196.00
4,491.49

12,012,687.49

8,196.00 0.64%

7,000,000.00 084664BG5 BERKSHIRE HATHAWAY FINANCE 
CORP 5% GTD SNR NTS     
SEMI-ANN. 5.000% 08/15/2013 

108.21 7,394,156.87 7,574,875.00
161,464.09

7,736,339.09

180,718.13 0.41%

1,912,000.00 14912L4N8 CATERPILLAR FINANCIAL SERVICES 
CORP FRN            
QUARTERLY FLOATING 07/24/2012 

100.21 1,915,220.72 1,915,994.17
1,786.53

1,917,780.70

773.45 0.10%

10,000,000.00 17275RAJ1 CISCO SYSTEMS INC 1.625% BDS 
14/MAR/2014 USD1000   

101.69 9,989,658.08 10,168,620.00
60,922.62

178,961.92 0.54%
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Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
SEMI-ANN. 1.625% 03/14/2014 10,229,542.62

2,000,000.00 24422EQX0 JOHN DEERE CAPITAL CORP 1.875% 
NTS 17/JUN/2013     
SEMI-ANN. 1.875% 06/17/2013 

102.27 1,998,917.28 2,045,362.00
4,610.66

2,049,972.66

46,444.72 0.11%

5,000,000.00 24422ERD3 JOHN DEERE CAP COR VAR 
15/JUL/2013 USD             
QUARTERLY FLOATING 07/15/2013 

100.17 5,001,988.28 5,008,730.00
942.68

5,009,672.68

6,741.72 0.27%

16,293,000.00 263534CH0 DU PONT DE NEMOURS 0% 
25/MAR/2014 NTS              
QUARTERLY FLOATING 03/25/2014 

100.56 16,337,801.96 16,384,208.21
11,160.94

16,395,369.15

46,406.25 0.87%

13,061,000.00 31771CR64 FINANCING CORP 0% STRIP 
06/DEC/2011 USD1000        
SEMI-ANN. 0.000% 12/06/2011 

99.78 12,943,631.05 13,032,474.78
0.00

13,032,474.78

88,843.73 0.69%

20,000,000.00 36962G2X1 GENERAL ELEC CAP CORP VAR 
20/JUN/2014              
QUARTERLY FLOATING 06/20/2014 

97.94 19,649,609.16 19,587,660.00
9,018.32

19,596,678.32

(61,949.16) 1.04%

5,000,000.00 36962G4U5 GENERAL ELEC CAP CORP MTN BE 
SR NT-A 1.5%          
QUARTERLY FLOATING 02/06/2014 

100.14 5,000,000.00 5,006,835.00
11,413.05

5,018,248.05

6,835.00 0.27%

5,000,000.00 36962G4W1 GENERAL ELECTRIC CAPITAL CORP 
FR BDS 07/JAN/2014   
QUARTERLY FLOATING 01/07/2014 

100.01 5,000,000.00 5,000,415.00
3,804.69

5,004,219.69

415.00 0.27%

10,000,000.00 373334JU6 GEORGIA POWER CO FR SNR NTS 
15/JAN/2013 USD        
QUARTERLY FLOATING 01/15/2013 

100.14 10,000,000.00 10,014,210.00
2,452.01

10,016,662.01

14,210.00 0.53%

10,000,000.00 38141EJV2 GOLDMAN SACHS GROUP INC 2.99% 
MTN 07/OCT/2011      
QUARTERLY FLOATING 10/07/2011 

99.99 9,999,123.30 9,999,123.30
4,484.38

10,003,607.68

0.00 0.53%

7,542,000.00 38141GEW0 GOLDMAN SACHS GROUP INC FRN 
SNR 06/FEB/2012        
QUARTERLY FLOATING 02/06/2012 

99.97 7,539,271.79 7,539,458.35
8,206.45

7,547,664.80

186.56 0.40%

10,000,000.00 38143UWC1 GOLDMAN SACHS GROUP INC CLL NT 
0.65% 29/JUN/2012   
QUARTERLY 0.650% 06/29/2012 

99.55 10,000,000.00 9,954,660.00
5,652.17

9,960,312.17

(45,340.00) 0.53%

7,440,000.00 38259PAA0 GOOGLE INC 1.25% BDS 19/MAY/2014 
USD1000           
SEMI-ANN. 1.250% 05/19/2014 

101.52 7,432,847.82 7,553,021.04
18,718.35

7,571,739.39

120,173.22 0.40%

6,000,000.00 41659EFK8 HARTFORD LIFE GLOB FR MTN 
17/JAN/2012 USD1000      

99.72 5,999,497.23 5,983,404.00
989.54

(16,093.23) 0.32%
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Category Long Description: FIXED INCOME - CORPORATE BONDS
QUARTERLY FLOATING 01/17/2012 5,984,393.54

10,000,000.00 428236BA0 HEWLETT PACKARD CO FRN 
13/SEP/2012 USD1000         
QUARTERLY FLOATING 09/13/2012 

100.09 10,000,000.00 10,008,780.00
5,097.37

10,013,877.37

8,780.00 0.53%

10,000,000.00 44924EAB6 IBM INTERNATIONAL GROUP CAPITAL 
LLC 5.05% BDS      
SEMI-ANN. 5.050% 10/22/2012 

105.65 9,998,062.40 10,564,530.00
139,357.92

10,703,887.92

566,467.60 0.57%

6,000,000.00 459200GX3 INTL BUSINESS MCHN 1.95% BDS 
22/JUL/2016 USD100    
SEMI-ANN. 1.950% 07/22/2016 

100.25 5,965,905.12 6,014,712.00
3,179.35

6,017,891.35

48,806.88 0.32%

5,081,000.00 46623EJA8 JP MORGAN CHASE BK NEW YORK NY 
FRN 26/FEB/2013     
QUARTERLY FLOATING 02/26/2013 

100.64 5,101,185.38 5,113,472.67
8,557.96

5,122,030.63

12,287.29 0.27%

20,000,000.00 46623EJF7 JPMORGAN CHASE & CO VAR 
24/JAN/2014                
QUARTERLY FLOATING 01/24/2014 

99.84 20,029,799.49 19,968,120.00
4,095.00

19,972,215.00

(61,679.49) 1.06%

2,868,000.00 55259PAF3 M&I MARSHALL & ILSLEY BK VAR 
04/DEC/2012           
QUARTERLY FLOATING 12/04/2012 

99.54 2,854,578.30 2,854,847.35
2,328.82

2,857,176.17

269.05 0.15%

25,975,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE 
NTS 05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

99.70 25,961,933.93 25,898,321.80
19,475.49

25,917,797.29

(63,612.13) 1.38%

4,100,000.00 59217GAF6 METRO LIFE GBL FD1 FR MTN 
10/JAN/2014 USD1000      
QUARTERLY FLOATING 01/10/2014 

99.99 4,113,060.93 4,099,389.10
2,382.22

4,101,771.32

(13,671.83) 0.22%

5,000,000.00 594918AG9 MICROSOFT CORP 1.625% BDS 
25/SEP/2015 USD1000      
SEMI-ANN. 1.625% 09/25/2015 

100.95 4,981,797.12 5,047,535.00
28,481.66

5,076,016.66

65,737.88 0.27%

8,443.03 60899KWS8 MOHAVE COUNTY - JCB 3% 
31/DEC/2049                 
ANNUAL 3.000% 12/31/2049 

100.00 8,443.03 8,443.03
3,710.95

12,153.98

0.00 0.00%

2,000,000.00 61746SBQ1 MORGAN STANLEY VARIABLE 
15/OCT/2015                
QUARTERLY FLOATING 10/15/2015 

93.86 1,925,004.80 1,877,202.00
688.73

1,877,890.73

(47,802.80) 0.10%

5,000,000.00 61757UAF7 MORGAN STANLEY 2% BDS 
22/SEP/2011 USD100000        
SEMI-ANN. 2.000% 09/22/2011 

100.00 4,999,769.38 4,999,769.38
35,869.57

5,035,638.95

0.00 0.27%

7,000,000.00 64952WBC6 NEW YORK LIFE GLOBAL FUNDING 
2.45% MTN 14/JUL/2016 

101.60 6,986,459.64 7,111,867.00
8,388.59

125,407.36 0.38%
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Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
SEMI-ANN. 2.450% 07/14/2016 7,120,255.59

12,550,000.00 693476BA0 PNC FUNDING CORPORATION SR 
FLTG RATE NTS           
QUARTERLY FLOATING 01/31/2014 

99.25 12,245,708.10 12,455,611.45
473.61

12,456,085.06

209,903.35 0.66%

7,900,000.00 694308GU5 PACIFIC GAS & ELEC 0% BDS 
11/OCT/2011 USD          
QUARTERLY FLOATING 10/11/2011 

100.11 7,908,467.81 7,908,467.81
3,806.71

7,912,274.52

0.00 0.42%

7,800,000.00 713448BF4 PEPSICO INC 5.15% SNR NT 
15/MAY/2012 USD1000       
SEMI-ANN. 5.150% 05/15/2012 

103.68 7,799,419.68 8,087,289.60
85,142.93

8,172,432.53

287,869.92 0.43%

3,450,000.00 842587CF2 SOUTHERN CO VAR 21/OCT/2011                        
QUARTERLY FLOATING 10/21/2011 

100.09 3,452,982.82 3,452,982.82
687.32

3,453,670.14

0.00 0.18%

10,000,000.00 87244EAC6 TIAA GLOBAL MARKETS 5.125% MTN 
10/OCT/2012         
SEMI-ANN. 5.125% 10/10/2012 

105.02 9,992,727.10 10,501,630.00
158,230.87

10,659,860.87

508,902.90 0.57%

23,226,000.00 88166BAA8 TEVA PHARMACEUTICA FR SR NT 
19/DEC/2011 USD1000    
QUARTERLY FLOATING 12/19/2011 

100.14 23,261,444.50 23,258,307.37
17,518.18

23,275,825.55

(3,137.13) 1.24%

8,000,000.00 89233P3N4 TOYOTA MOTOR CRED 1.6% MTN 
05/AUG/2011 USD1000     
SEMI-ANN. 1.600% 08/05/2011 

100.01 8,001,080.00 8,001,080.00
62,642.43

8,063,722.43

0.00 0.43%

20,000,000.00 931142CF8 WAL-MART STORES INC 5% BDS 
05/APR/2012 USD1000     
SEMI-ANN. 5.000% 04/05/2012 

103.12 19,990,388.76 20,623,920.00
322,404.37

20,946,324.37

633,531.24 1.11%

25,000,000.00 968964D CHARTA, LLC ZCP 17/OCT/2011                        
MONTHLY 0.000% 10/17/2011 

99.93 24,981,286.53 24,981,286.53
0.00

24,981,286.53

0.00 1.33%

5,000,000.00 981702D SURREY FUNDING ZCP 02/AUG/2011                     
MONTHLY 0.000% 08/02/2011 

100.00 4,999,964.27 4,999,964.27
0.00

4,999,964.27

0.00 0.27%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

407,206,443.03 406,757,899.10
409,995,901.03

1,477,972.43
411,473,873.46

3,238,001.93 21.88%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
11,000,000.00 31315PA25 FEDERAL AGRICULTURAL 

MORTGAGE CORP 2% BDS          
SEMI-ANN. 2.000% 07/27/2016 

100.91 10,952,437.10 11,100,122.00
2,989.13

11,103,111.13

147,684.90 0.59%
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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
7,000,000.00 31315PUU1 FEDERAL AGRIC MTG CORP MNTS B 

CALL                 
SEMI-ANN. 1.450% 05/09/2014 

100.43 7,000,000.00 7,029,974.00
23,168.48

7,053,142.48

29,974.00 0.38%

10,000,000.00 31331KMY3 FED FARM CREDIT 0.75% DEB 
09/SEP/2013 USD          
SEMI-ANN. 0.750% 09/09/2013 

99.99 10,000,000.00 9,999,180.00
10,801.63

10,009,981.63

(820.00) 0.53%

10,000,000.00 313371RD0 FEDERAL HOME LOAN BANKS CONS 
BD 1% 03/MAR/2014     
SEMI-ANN. 1.000% 03/03/2014 

100.00 9,998,081.20 10,000,260.00
41,084.48

10,041,344.48

2,178.80 0.53%

10,000,000.00 313373HX3 FEDERAL HOME LOAN BANKS CALL 
STEP 28/OCT/2015      
SEMI-ANN. FLOATING 10/28/2015 

100.14 10,000,000.00 10,013,730.00
25,956.28

10,039,686.28

13,730.00 0.53%

24,700,000.00 313373M33 FEDERAL HOME LOAN BANKS CONS 
BD 3% 28/APR/2016     
SEMI-ANN. 3.000% 04/28/2016 

100.65 24,818,334.92 24,859,907.80
192,342.48

25,052,250.28

41,572.88 1.33%

20,000,000.00 313374Y61 FEDERAL HOME LOAN BANKS 0.5% 
BDS 28/AUG/2013       
SEMI-ANN. 0.500% 08/28/2013 

100.00 19,972,597.65 19,999,300.00
2,975.15

20,002,275.15

26,702.35 1.06%

3,000,000.00 3133XWJD2 FEDERAL HOME LN BKS CONS BD 
2.55% 23/JAN/2014      
SEMI-ANN. 2.550% 01/23/2014 

100.93 3,032,781.84 3,027,954.00
1,870.92

3,029,824.92

(4,827.84) 0.16%

10,000,000.00 3134G2DK5 FEDERAL HOME LOAN MORTGAGE 
CORP 1.375% MTN         
SEMI-ANN. 1.375% 10/18/2013 

100.18 10,021,600.15 10,018,300.00
39,416.67

10,057,716.67

(3,300.15) 0.53%

10,000,000.00 3134G2RH7 FEDERAL HOME LN MTG CORP CALL 
STEP 27/JUL/2016     
SEMI-ANN. FLOATING 07/27/2016 

100.06 10,000,000.00 10,005,720.00
1,426.63

10,007,146.63

5,720.00 0.53%

10,000,000.00 3134G2SQ6 FEDERAL HOME LN MTG CORP CALL 
STEP 26/JUL/2013     
SEMI-ANN. FLOATING 07/26/2013 

99.84 10,000,000.00 9,983,870.00
652.18

9,984,522.18

(16,130.00) 0.53%

20,000,000.00 31359MNU3 FANNIE MAE 5.25% 01/AUG/2012                       
SEMI-ANN. 5.250% 08/01/2012 

104.88 20,962,861.48 20,976,400.00
525,000.00

21,501,400.00

13,538.52 1.14%

15,950,000.00 31359MRK1 FED NATL MORT ASSC 4.625% NOTES 
01/MAY/2013        
SEMI-ANN. 4.625% 05/01/2013 

106.75 16,987,498.38 17,026,704.75
185,199.14

17,211,903.89

39,206.37 0.92%

30,000,000.00 3135G0BC6 FEDERAL NATIONAL MORTGAGE 
ASSOC 2.75% NTS          
SEMI-ANN. 2.750% 03/28/2016 

100.36 30,078,418.71 30,107,850.00
282,224.53

30,390,074.53

29,431.29 1.62%
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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
20,000,000.00 3135G0BH5 FEDERAL NATIONAL MORTGAGE 

ASSOC 2.6% NTS           
SEMI-ANN. 2.600% 04/11/2016 

101.33 20,248,408.05 20,265,380.00
159,133.31

20,424,513.31

16,971.95 1.09%

5,000,000.00 3136FP5U7 FEDERAL NATL MTG ASSN CALL STEP 
16/FEB/2016        
SEMI-ANN. FLOATING 02/16/2016 

100.06 5,000,000.00 5,002,870.00
34,392.30

5,037,262.30

2,870.00 0.27%

7,000,000.00 3136FRB51 FEDERAL NATIONAL MORTGAGE 
ASSOC 2.375% NTS         
SEMI-ANN. 2.375% 07/27/2016 

100.20 7,020,608.57 7,014,182.00
2,258.83

7,016,440.83

(6,426.57) 0.37%

10,000,000.00 3136FRGR8 FEDERAL NATL MTG ASSN CALL 
2.25%11/APR/2014        
SEMI-ANN. 2.250% 04/11/2014 

101.04 10,095,163.40 10,103,870.00
68,852.46

10,172,722.46

8,706.60 0.54%

11,700,000.00 3136FRJH7 FEDERAL NATL MTG ASSN CALL STEP 
04/MAY/2016        
SEMI-ANN. FLOATING 05/04/2016 

100.18 11,700,000.00 11,720,943.00
31,833.27

11,752,776.27

20,943.00 0.62%

2,581,000.00 3136FRKV4 FEDERAL NATL MTG ASSN CALL 
2.3%23/MAY/2016         
SEMI-ANN. 2.300% 05/23/2016 

101.37 2,602,738.55 2,616,243.56
11,313.72

2,627,557.28

13,505.01 0.14%

7,000,000.00 3136FRQY2 FEDERAL NATL MTG ASSN CALL 
2.7%08/JUN/2016         
SEMI-ANN. 2.700% 06/08/2016 

101.93 7,105,554.00 7,134,988.00
27,885.25

7,162,873.25

29,434.00 0.38%

10,000,000.00 3136FRUZ4 FED NATL MORT ASSC 1.25% NTS 
29/DEC/2014 USD       
SEMI-ANN. 1.250% 12/29/2014 

100.06 10,000,000.00 10,005,530.00
11,270.49

10,016,800.49

5,530.00 0.53%

15,365,000.00 3136FRVY6 FED NATL MORT ASSC 2.75% NTS 
06/JUL/2016 USD       
SEMI-ANN. 2.750% 07/06/2016 

101.81 15,616,297.68 15,643,613.55
29,925.59

15,673,539.14

27,315.87 0.83%

25,000,000.00 3136FRYC1 FEDERAL NATL MTG ASSN CALL STEP 
30/JUN/2016        
SEMI-ANN. FLOATING 06/30/2016 

100.17 24,995,558.79 25,042,075.00
21,857.92

25,063,932.92

46,516.21 1.33%

16,100,000.00 3136FRZE6 FEDERAL NATL MTG ASSN CALL STEP 
25/JUL/2014        
SEMI-ANN. FLOATING 07/25/2014 

99.79 16,084,948.25 16,065,401.10
1,531.25

16,066,932.35

(19,547.15) 0.85%

8,500,000.00 31398A4H2 FEDERAL NATIONAL MORTGAGE 
ASSOC 1.125% NTS         
SEMI-ANN. 1.125% 10/08/2013 

101.21 8,500,000.00 8,602,646.00
30,046.11

8,632,692.11

102,646.00 0.46%

7,000,000.00 31771C4D4 FINANCING CORP 0% 07/SEP/2011 
STRIP                
SEMI-ANN. 0.000% 09/07/2011 

99.75 6,982,272.37 6,982,272.37
0.00

6,982,272.37

0.00 0.37%
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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 912828PQ7 UNITED STATES TREAS NTS 1.000% 

15/JAN/2014         
SEMI-ANN. 1.000% 01/15/2014 

101.41 9,975,898.11 10,141,410.00
4,619.57

10,146,029.57

165,511.89 0.54%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

346,896,000.00 349,752,059.20
350,490,697.13

1,770,027.77
352,260,724.90

738,637.93 18.73%

 

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES
1,456,152.83 3128GVTY6 FHLMCGLD MORTPASS 5% 

01/SEP/2017 E9 PN# E91467     
MONTHLY 5.000% 09/01/2017 

108.14 1,452,482.82 1,574,627.84
6,067.30

1,580,695.14

122,145.02 0.08%

1,316,772.94 31400HYD9 FNMA MORTPASS 5% 01/FEB/2018 CI 
PN# 688408         
MONTHLY 5.000% 02/01/2018 

108.12 1,320,542.10 1,423,701.96
5,486.55

1,429,188.51

103,159.86 0.08%

847,121.90 31401EBE8 FNMA MORTPASS 5% 01/JUN/2018 CI 
PN# 705737         
MONTHLY 5.000% 06/01/2018 

108.12 849,578.79 915,912.74
3,529.67

919,442.41

66,333.95 0.05%

TOTAL: FIXED 
INCOME - 
MORTGAGE 
BACKED 
SECURITIES

3,620,047.67 3,622,603.71
3,914,242.54

15,083.52
3,929,326.06

291,638.83 0.21%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
10,077,122.46 CASH USD 

 
1.00 10,077,122.46 10,077,122.46

0.00
10,077,122.46

0.00 0.54%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

10,077,122.46 10,077,122.46
10,077,122.46

0.00
10,077,122.46

0.00 0.54%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (96,239.21) 0.00

(96,239.21)
(96,239.21)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (96,239.21)
0.00

(96,239.21)
(96,239.21)

 (0.01%)
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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 06740MUW1 BARCLAYS BANK PLC CERTIFICATE 

OF DEPOSIT FIXED DTD 
 

100.20 10,000,000.00 10,020,376.00
42,300.00

10,062,676.00

20,376.00 0.54%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

10,000,000.00 10,000,000.00
10,020,376.00

42,300.00
10,062,676.00

20,376.00 0.54%

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
46,162,000.00 00282DVW7 ABBOT LABORATORIES CORPORATE 

COMMERCIAL PAPER      
0.000% 08/30/2011 

99.99 46,158,281.47 46,158,281.47
0.00

46,158,281.47

0.00 2.45%

50,000,000.00 0556N1WD1 BNP PARIBAS FIN INC CORPORATE 
COMMERCIAL PAPER     
0.000% 09/13/2011 

99.98 49,989,250.00 49,989,250.00
0.00

49,989,250.00

0.00 2.66%

14,000,000.00 06945MV29 BARTON CAPITAL CORP. ZCP 
02/AUG/2011               
0.000% 08/02/2011 

100.00 13,999,937.78 13,999,937.78
0.00

13,999,937.78

0.00 0.74%

36,698,000.00 06945MW85 BARTON CAPITAL CORP. CORPORATE 
COMMERCIAL PAPER    
0.000% 09/08/2011 

99.98 36,689,865.25 36,689,865.25
0.00

36,689,865.25

0.00 1.95%

15,000,000.00 15963UWF9 CHARIOT FNDG LLC ZCP 15/SEP/2011                   
0.000% 09/15/2011 

99.98 14,996,775.52 14,996,775.52
0.00

14,996,775.52

0.00 0.80%

40,000,000.00 25153KW60 DEUTSCHE BK FINL LLC CORPORATE 
COMMERCIAL PAPER    
0.000% 09/06/2011 

99.98 39,990,800.02 39,990,800.02
0.00

39,990,800.02

0.00 2.13%

20,000,000.00 2546R3V92 DISNEY (WALT) CO, THE CORPORATE 
COMMERCIAL PAPER   
0.000% 08/09/2011 

100.00 19,999,546.51 19,999,546.51
0.00

19,999,546.51

0.00 1.06%

8,800,000.00 3024A7W89 FCAR OWNER TRUST CORPORATE 
COMMERCIAL PAPER        
0.000% 09/08/2011 

99.98 8,797,956.55 8,797,956.55
0.00

8,797,956.55

0.00 0.47%

24,250,000.00 3024A7X47 FCAR OWNER TRUST CORPORATE 
COMMERCIAL PAPER        
0.000% 10/04/2011 

99.96 24,240,946.71 24,240,946.71
0.00

24,240,946.71

0.00 1.29%

33,518,000.00 30601WVA4 FAIRWAY FINANCE CORP 
CORPORATE COMMERCIAL PAPER    
0.000% 08/10/2011 

100.00 33,516,826.90 33,516,826.90
0.00

33,516,826.90

0.00 1.78%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 30601WVH9 FAIRWAY FINANCE CORP 

CORPORATE COMMERCIAL PAPER    
0.000% 08/17/2011 

99.99 9,999,466.64 9,999,466.64
0.00

9,999,466.64

0.00 0.53%

25,000,000.00 30603BV26 FALCON ASSET SC CO LLC ZCP 
02/AUG/2011             
0.000% 08/02/2011 

100.00 24,999,875.00 24,999,875.00
0.00

24,999,875.00

0.00 1.33%

15,000,000.00 38346MVF8 GOTHAM FDG CORP CORPORATE 
COMMERCIAL PAPER         
0.000% 08/15/2011 

99.99 14,998,812.17 14,998,812.17
0.00

14,998,812.17

0.00 0.80%

35,000,000.00 38346MWE0 GOTHAM FDG CORP CORPORATE 
COMMERCIAL PAPER         
0.000% 09/14/2011 

99.98 34,991,872.18 34,991,872.18
0.00

34,991,872.18

0.00 1.86%

40,000,000.00 38362WWE7 GOVCO, LLC. CORPORATE 
COMMERCIAL PAPER DISCOUNT    
0.000% 09/14/2011 

99.97 39,987,777.90 39,987,777.90
0.00

39,987,777.90

0.00 2.13%

6,600,000.00 4820P3W17 JUPITER SECT CO LLC CORPORATE 
COMMERCIAL PAPER     
0.000% 09/01/2011 

99.99 6,599,033.89 6,599,033.89
0.00

6,599,033.89

0.00 0.35%

36,900,000.00 53127UVN7 LIBERTY FUNDING LLC CORPORATE 
COMMERCIAL PAPER     
0.000% 08/22/2011 

99.99 36,896,125.50 36,896,125.50
0.00

36,896,125.50

0.00 1.96%

5,000,000.00 53127UWF3 LIBERTY FUNDING LLC CORPORATE 
COMMERCIAL PAPER     
0.000% 09/15/2011 

99.98 4,998,861.89 4,998,861.89
0.00

4,998,861.89

0.00 0.27%

20,000,000.00 82124MV15 SHEFFIELD RECEIVABLE CORPORATE 
COMMERCIAL PAPER    
0.000% 08/01/2011 

100.00 20,000,000.00 20,000,000.00
0.00

20,000,000.00

0.00 1.06%

40,000,000.00 85520MVP5 STARBIRD FDG. CORP. CORPORATE 
COMMERCIAL PAPER     
0.000% 08/23/2011 

99.99 39,995,355.49 39,995,355.49
0.00

39,995,355.49

0.00 2.13%

20,000,000.00 86888NV10 SURREY FUNDING CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 08/01/2011 

100.00 20,000,000.00 20,000,000.00
0.00

20,000,000.00

0.00 1.06%

22,500,000.00 86888NX67 SURREY FUNDING CORP 
CORPORATE COMMERCIAL PAPER     
0.000% 10/06/2011 

99.97 22,492,575.00 22,492,575.00
0.00

22,492,575.00

0.00 1.20%

30,032,000.00 92646LWE6 VICTORY RECEIVABLES CORPORATE 
COMMERCIAL PAPER     
0.000% 09/14/2011 

99.98 30,024,658.82 30,024,658.82
0.00

30,024,658.82

0.00 1.60%
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Account:  P 03271  STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
15,000,000.00 92646LX54 VICTORY RECEIVABLES CORPORATE 

COMMERCIAL PAPER     
0.000% 10/05/2011 

99.96 14,993,500.00 14,993,500.00
0.00

14,993,500.00

0.00 0.80%

30,000,000.00 97342KV88 WINDMILL FUNDING COR 
CORPORATE COMMERCIAL PAPER    
0.000% 08/08/2011 

100.00 29,998,775.00 29,998,775.00
0.00

29,998,775.00

0.00 1.60%

25,000,000.00 981576D COCA-COLA COMPANY-COMMERCIAL 
PAPER ZCP 04/AUG/2011 
0.000% 08/04/2011 

100.00 24,999,583.38 24,999,583.38
0.00

24,999,583.38

0.00 1.33%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
COMMERCIAL 
PAPER ( 
INTEREST 
BEARING)

664,460,000.00 664,356,459.57
664,356,459.57

0.00
664,356,459.57

0.00 35.32%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
12,400,000.00 313384LC1 FEDERAL HOME LOAN BANKS 0% BDS 

31/AUG/2011 USD1000 
0.000% 08/31/2011 

100.00 12,399,586.74 12,399,586.74
0.00

12,399,586.74

0.00 0.66%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

12,400,000.00 12,399,586.74
12,399,586.74

0.00
12,399,586.74

0.00 0.66%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (2,924,480.23) 0.00

(2,924,480.23)
(2,924,480.23)

0.00 (0.16%)

0.00  Net Income Receivable 
 

0.00 1,984,964.63 0.00
1,984,964.63
1,984,964.63

0.00 0.11%

TOTAL: 0.00 (939,515.60)
0.00

(939,515.60)
(939,515.60)

0.00 (0.05%)

 

Grand Total 1,866,514,312.39 1,869,280,160.28
1,878,045,406.48

2,700,350.07
1,880,745,756.55

7,729,491.39 100.00%
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